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4 DAILY POSITION REPORT
&o As of As of November 6, 2000
Panition Materity / Risk ] Vadwe-al-Risk ] PAL (9000
Basimens Uaki - Cammodity Groap [ Neopen | Lot || Semmvay | Lirmet 1-Day Lt Today [ 3 DayRaila MTD T QD H YTD ]
ENRON NORTH AMERICA oo “swom] gl s sigwer]
[ GAs TRADING 573 300Bef [ (2418 3S0Bcf | $35,709 || $60.000 |* ($14,739) $3,3%4 $9,202 $9,039 $720,652 |
| UMITEDSTATES ) aus.m 532383 TR 1597 8714 11.066 685,905 |
CANADA 104 99 35846 (847 797 489 (2027 747 |
POWER TRADING 521 oMiIMWH || 66 | 2sMiIMwR | | s19.7as |[ 50000 ]+ $8.812 $36,466 $28,705 $3,638 $494.834
EAST TRADING ®n 12232 1,809 (3.804) 3.810 Q111D 61,298
WEST TRADING 65 $15.681 6.865 39.48% 24,662 25,882 433.587
CANADA TRADING 522 s12.221 138 82 pxk} 928 (514
[_cross coMMODITY TRADING ] [ sl ssow | [ (s173)f $231 | $197]  (s2.008)] $9,060 |
[_orer ] | 0 o[ so] 99298  (s84629)
ENRON EUROPE gy e ici0389] 9] 93]
[ ENRON METALS ] [ 60490 [ 375,000 Merrc Towa | [ (564,734) | soomomericTons | | sa6a3 [ 38000 | [ (52433)  s3.964 |  (sa111)]  (s21.002)] $12,792 |
EUROPEAN TRADING $15,135 . ($4.630) ($3.078) ($6,318) $T177 $347,811
EURGPEAN GAS * 19 260 Bef 78 %0 Bef 52665 || $7.500 48 1,702 1965 14,693 (18.464)
UK. ELECTRICITY * “9.2) &8 Mil MWH 43 1S Mit MWH 514588 || _$15.300 (4 3820 2486 8495 205,959
CONTINENTAL ELECTRICITY 176 20 Mil MWH 7.1 20 Mii MWH 51.944 $4.000 (2640 (5.426) (1.794) V82D 36.081
NORDIC ELECTRICITY 23 20 Mil MWH 20 20 Mil MWH 51325 | |__$5.000 108 4.178) (1.112) (2.39%) 1366
STRUCTURED DERIVATIVES UK 656 24 63 (2.467) 61.445
ENRON CREDIT [ s [ siomi [ sas !l sioo0 | 20 135 142 1,173 3.200
DEBT TRADING {se2a | szsoMil__ | [ $356 || s2,000 | 45 175 268 241)] 1,626
L OTHER {2.364) (2.583) (2338 (2.260) 50597
| EESEUROPE | [ $0 | $92 | $40 |  $3.846 | $37,761 |
ENRON GLOBAL VIARKETS il oa] ™ soul szl somwes |
GLOBAL PRODUCTS 11 12.5 Mil BBl WTI [ 6.7 [ ismitesLwn ] 8217 $8000  |* 591 (78%) 1,192 (23,503) 13,958
WEATHER 480 $100 Mil $2,226 || 53,000 (3) O ¥ (624) 12.272
COAL TRADING 32 15 Mil Toms [T T 1S Mil Toms | s1.505 || $4,000 15y (140) R 244 12,741
E! ALLOWANCES (0.1 1 Mil Credits [ e ] ) Mil Credits | $781 || $3.000 %) 289 37 760 (1.097)
FINANCIAL TRADING $1,579 $4,907 $3,778 $24,373 $201,760
U.S. DRIFT 1583 3753 3.148 24074 117932
U.K DRIFT 1] 327 52 1817 20,563
EQUITY TRADING (36.0) $100 Mif s || 56,000 34 412 622 Q200) 55,756
SOFT C TIES TRADING 7 2000 Contracts 8.7 2000 Contracts $308 5750 ) as) (48)] s ()
GRAIN TRADING 90.0 1000 Contracts 9.8 1000 Coouacts 27 $500 o (e {14y 40 9
MEAT TRADING {105.6) 1000 Contracts (105.0) 1000 Coatracts $119 5750 (35 (&) 0y a) [t.l
1 FX/INT RATE TRADING £23.9 S100 Mil $260 $3.000 0 505 61 710 1.636
48,538 $100.000%0p
ENRON INDUSTRIAL MARKETS syl "s7es] - séni] sgos| - $32%9 ]
[ PULP & PAPER 170,788 | MK0.000 Metcc Tons || 100287 | 300,000 Metnc Tons s 1T [ (29) 747 592 | 731 32,508
LUMBER (1650) | 44000 MBF [ aete9) 44.000 MBF 4 | ER 2 18 | 102 (230
l STEEL TRADING 651) | 180.000NetTons || (68D 360.000 Net Tons 2 { 0 0 0] (1) (10)
ENRON SOUTH AMERICA B sl 5ngsay - suol o $141 . S1e%08 )
[ 5. CONE GAS TRADING T 35 Bef [ T 20 Bef Il sy | [ $2000 | 25 (a14) 2200
S CONE POWER TRADING [ om | ssMuMwh_ || _om | asMmumwd | | s264 || 5000 | 54 92 82
S CONE CRUDE TRADING 57) 221) (106)
ENRON ASIA, AFRICA [ s 1w~ s3] =
L AUSTRALIA POWER TRADING J [ {Lb I 3 Mil MWH I { [(X]] 6 Mit MWH } L ssﬂ_J [ $3.000 1 1 58 I I7KT 163 l
ENRON BROADBAND SERVICES
{ BANDWIDTH TRADING ] l 3778 LA-NY TDM Ds3 I 59.9) LA-NY TDM DS3 | saJ $2.000 ] { e £5,565) (508) (6,86%) (i l‘ﬂ)]
l ADVERTISING TRADING ] [ 1.0 782 CPP. { 70 782 CPP. [ SJJ $1.4xx1 —I [ 0 0 0 0 0
ENRON ENERGY SERVICES $3.254 |(_$5.000 |*
i GASTRADING T s [ 93 1 Bef ][ 12 [ 78] 1,461 | (767)] 13985 | 36.632 |
L PowER TRADING L es | MUMWH__ || a3 | MIMWH | | so.204 | 2010, @796 6,300 (a06g] 220613 |

CROSS PORTFOLIO DIVERSIFICATION EFFECT
TOTAL TRADING $38,198 || $100.000 |* [ g14.701)] $35,401 l $25884 ’ T $959 [ ) g!ﬁ! 453

[ ORIGINATIONS $6]  $5014 $30 $7,612 $49,807

I s, 6] 5,014 30 7.612 50.026

l INTERNATIONAL o] 0 0 0 @19)
TOTAL TRADING with ORIGINATIONS [ saeos] soai6] sesors] - sesm| 21

[ MERCHANT PORTFOLIO [ saases | [ s3a03]  s3702] (sa262)] (5129.856 11,417

[ CAPITAL PORTFOLIO ][ _see | s300Mil [ so ][ swo] [ $0 | $0] 0 | 0]  $126374 ]
TOTAL P&L. _{$27, 118 $21,652 21 i 7

. Includes Diversification Effect.
Al Includes J-Block Portfolio activity.

iA)  Pending cakculation of NPI
iB)  Position and lisnit represert imaxumum exposure

CONFIDENTIAL AND PROPRIETARY E c 0001 6231 3

DO NOT COPY




CONFIDENTIAL AND PROPRIETARY

% DAILY POSITION REPORT
&0 Az of November 6, 2000
r > ) C Ve ik n B FaL o
Banimess Linit - Comumadity Croup T %eopen T Lot 1 l 1-Dey T = 1 r Tomy | SiwyRolmg | WO | o) T *__1
[MERCHANT PORTFOLIO HEET "I b1
ENRON NORTH AMERICA, Net Fair Valae 14757 s202)]  s2m37 2809 ]  (526.919) 365429
CANADA 413 162y Qi 140%) 1.008 8704
DUIWNSTREAM 0.0 - - . - 1226}
EAST ORIGINATIONS 00 i . N . o
ENERGY CAFITAL RESOURCES %03 - 145 0 a3
GAS ASSETS 10.3 . 43 43 0
GENERATION EAST 943 - 61,5
GENERATION WEST 4 . 282 252 19.3%0
HGUANA 0o - - . 4893
PAPER 156 - . - 110.498)|
PORTFOLIO 430.9 11978 1,90% 1.068 {24,067 (207.53)
PRINCIPAL INVESTING s 1H9n 33 (13, (L440) 107267
SPECIAL ASSKTS - PERFORMING 24 3 E ) 1.643 9 130021
SPECIAL ASSETS - NON-PERF ORMING 10.7 . 7 ™ 4921 44,409
TREASURY 3N . - - - {15437
WEST ORIGINATIONS 29 . N - .
ENRON EUROPE, Net Fair Value 50.7 $298 $2,409 1,791 4,178 30,755
PUBLIC 2.2 2% 2.409 1.M1 4178 0%
PRIVATE 246 - - - 2810
HEDGES 00 B ] B 29
STRUCTURED CREINT () . . - ~ ]
[ ENRON CALME, Net Fair Vaine 3363 - - - - -
PUBLIC 1361 - - - - -
PRIVATE 180.2
CONVERTIBLE PRIVATFE 00
STRUCTURED CREDIT 0.0
ENRON ASIA PACIFIC, Net Fair Valse 1296 - - - - -
PRIVATE 127.0 - - - -
STRUCTURED CREDIT 26 - - - -
[ ENRON INDIA, Net Fair Valne 1 00 | [ -] - - -] 6|
[ rumuc 1 eo ] L | B ] -1 s
ENRON NA INT'L, Net Fair Valus 12 - - - - -
PUBLIC 0.0 - - - - -
PRIVATE 1.2
CONVERTIBLE PRIVATE 0.0
STRUCTURED CREDIT 0.0 -1
ENRON CAPITAL MGMT, Net Fair Value (A) 1905 ($1,37%) $867 $325 ($196) $34,948
SLP PUBLIC EQUITY 65.6 1.241 983 499 525 29.9%9
NON SILP PUBLIC EQUITY 0.0 - -
SLP PRIVATE EQUITY 107.0 - - - . 4M)
SLP CONVERTIBLE PRE 0.0 - . - 4
SLP WARRANTS 0.0
SLF WARRANTS PUBLIC 00 - - - - 5%
L SLP CANADIAN PUBLIC EQUITY 34 (2% (116} (174) 29 MO
SILP PRIVATE EQUITY PA 0.0 . - - {156}
NON SLP PRIVATE EQUITY PARTNERSHIPS 0.0
SLP STRUCTURED CREDIT 14.5 B - - {TR4)
SILP - PORTFOII0 INSURANCE 0.0
[ ENRON CORP I [ s [ $16 | s174] 8300 (siea4m)] ($138251)
[ rustic I ] [ 16 | 174 | 300 | 1.1k (138.251)
ENRON BROADBAND SERVICES, INC. 65.6 (SK8) ($415) ($946) $2.034 | $157320
PUBLIC 50 {RR) 415 (46 2.0M 166,320
FRIVATE 60.% - - - (9.000)
WARRANTN 0.0 -
[ ENRON NET WORKS 153 $0 $0 $0 (8420) $1.814
I PRIVATE 1.0 - . ) -
‘l PRIVATE EQUITY PARTNERSHIPS 43 -1 1420 1LRLe
ENRON GLOBAL MARKETS 359 $3 3 $6 I $351 ($7,261)
TOTAL RETURN SWAP (©.1) . B 1 )
ACCRUAL INCOME 00 1 1 Q)
T rmvare 3 ] I 2 (8.060)
{ STRUCTURED CREDIT 45 1] 3 o ) 130
ENRON RAPTOR 1 s61.8 ($9.656) ($2173) (SR.58T)]_ ($97.517)] _ ($186.226)]
Us PUBLIC “s (3.602) (8.565 (11.250) (42.836) (29.863)
US PRIVATE 1514 - B B . -
CONVERTIBIE - PRIVATE 3.7
WARRANTS . PRIVATE ns - . -
WARRANTS - PUBLIC 1.3 AR 143 123 (369 536
CANADIAN - PUSLIC L4 2 - 7 8 02
CANADIAN . PRIVATE 35 - .
PRIVATE EQUITY FA 65.0 -
US STRUCTURED CREDIT-BOOK 1183 . 66 66 | 76 257
US STRUCTURED CREDIT-MTM 00 - - . . QO
KGF SLP - US STRUCTURED CREDIT a3 . N
RGF SLP - PRIVATE EQUITY s 28 . . . .
EGF SLP - CANADIAN PUBLIC 0.9 1 . (10 198 122
EGF SLP . US PUBLIC 49 (247 SK4 &S (26)) 848
BGF SLP - WARRANTS PUBLIC 0.1 2h (5) an an 12
285 PUBLIC 493 { (5.877) 5.604 1913 (54.671) (128.341)
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